Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
071991913 BLACKSTONE CAPITAL PARTNERS VLP 05 Aug 2011 05 Aug 2011 CAPITAL CALL USD/BOS
490,560.450 1.000000 Local 1.000000 0.00 0.00 0.00 490,560.45
Base 1.000000 0.00 0.00 0.00 490,560.45
29 Aug 2011 29 Aug 2011 CAPITAL CALL USD/BOS
461,011.790 1.000000 Local 1.000000 0.00 0.00 0.00 461,011.79
Base 1.000000 0.00 0.00 0.00 461,011.79
071991913 Total
951,572.240 Local 0.00 0.00 0.00 9561,572.24
Base 0.00 0.00 0.00 951,572.24
36699V911 GSO CAPITAL OPPORTUNITY LMTD PARTNERSHIP 17 Aug 2011 17 Aug 2011 CAPITAL CALL USD/BOS
3,233,243.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,233,243.00
Base 1.000000 0.00 0.00 0.00 3,233,243.00
25 Aug 2011 25 Aug 2011 CAPITAL CALL USD/BOS
6,619,494.000 1.000000 Local 1.000000 0.00 0.00 0.00 6,619,494.00
Base 1.000000 0.00 0.00 0.00 6,619,494.00
29 Aug 2011 29 Aug 2011 CAPITAL CALL USD/BOS
12,579,200.000 1.000000 Local 1.000000 0.00 0.00 0.00 12,579,200.00
Base 1.000000 0.00 0.00 0.00 12,579,200.00
29 Aug 2011 29 Aug 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
363,058.000 1.000000 Local 1.000000 0.00 0.00 0.00 363,058.00
Base 1.000000 0.00 0.00 0.00 363,058.00
36699V911 Total
22,794,995.000 Local 0.00 0.00 0.00 22,794,995.00
Base 0.00 0.00 0.00 22,794,995.00
377995964 GLEACHER MEZZANINE FUND II LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 CAPITAL CALL USD/BOS
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FUND: NJBE
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

2,192,135.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,192,135.00
Base 1.000000 0.00 0.00 0.00 2,192,135.00

52899A961 LEXINGTON CAPITAL PTNRS VI LP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
267,121.000 1.000000 Local 1.000000 0.00 0.00 0.00 267,121.00
Base 1.000000 0.00 0.00 0.00 267,121.00

564995991 MHR INSTITUTIONAL PARTNERS IlI 17 Aug 2011 17 Aug 2011 CAPITAL CALL USD/BOS
3,750,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,750,000.00
Base 1.000000 0.00 0.00 0.00 3,750,000.00

57399D928 MATLIN PATTERSON GLB OPP PRTN llI LP 05 Aug 2011 05 Aug 2011 CAPITAL CALL USD/BOS
5,000,004.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,000,004.00
Base 1.000000 0.00 0.00 0.00 5,000,004.00

652998964 NEWSTONE CAPITAL PARTNERS LP 01 Aug 2011 01 Aug 2011 CAPITAL CALL USD/BOS
1,936,393.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,936,393.00
Base 1.000000 0.00 0.00 0.00 1,936,393.00

65299R947 ONEX PARTNERS llI L P 11 Aug 2011 11 Aug 2011 CAPITAL CALL USD/BOS
15,374,532.000 1.000000 Local 1.000000 0.00 0.00 0.00 15,374,532.00
Base 1.000000 0.00 0.00 0.00 15,374,532.00

11 Aug 2011 11 Aug 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
64,070.000 1.000000 Local 1.000000 0.00 0.00 0.00 64,070.00
Base 1.000000 0.00 0.00 0.00 64,070.00

65299R947 Total

15,438,602.000 Local 0.00 0.00 0.00 15,438,602.00
Base 0.00 0.00 0.00 15,438,602.00

77099B915 TPG PARTNERS VI LIMITED PARTNERSHIP 18 Aug 2011 18 Aug 2011 CAPITAL CALL USD/BOS
11,491,990.000 1.000000 Local 1.000000 0.00 0.00 0.00 11,491,990.00
Base 1.000000 0.00 0.00 0.00 11,491,990.00
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COMMON E PRIVATE EQUITY

Purchase Report by Report Date
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

82799Y934 SILVER LAKE PARTNERS Il LIMITED PARTNERSHIP 22 Aug 2011 22 Aug 2011 CAPITAL CALL USD/BOS
2,680,270.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,680,270.00
Base 1.000000 0.00 0.00 0.00 2,680,270.00

913QTR900 LINDSAY GOLDBERG Il LP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
1,051,446.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,051,446.00
Base 1.000000 0.00 0.00 0.00 1,051,446.00

927997999 VISTA EQUITY PARTNERS Il LP 11 Aug 2011 11 Aug 2011 CAPITAL CALL USD/BOS
1,180,097.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,180,097.00
Base 1.000000 0.00 0.00 0.00 1,180,097.00

93099G911 WLR RECOVERY FUND IV LP 18 Aug 2011 18 Aug 2011 CAPITAL CALL USD/BOS
1,223,225.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,223,225.00
Base 1.000000 0.00 0.00 0.00 1,223,225.00

93399Y968 WARBURG PINCUS PRVT EQUITY X LIMITED PARTNERSHIP 04 Aug 2011 04 Aug 2011 CAPITAL CALL USD/BOS
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00

946831914 WAYZATA OPPORTUNITIES FUND I 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
2,800,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,800,000.00
Base 1.000000 0.00 0.00 0.00 2,800,000.00

95099D913 WELSH CARSON ANDERSON STOWE XI LP 31 Aug 2011 31 Aug 2011 CAPITAL CALL USD/BOS
2,395,367.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,395,367.00
Base 1.000000 0.00 0.00 0.00 2,395,367.00

ACI004QMO BLACKSTONE MEZZANINE FND I LIMITED PARTNERSHIP 04 Aug 2011 04 Aug 2011 CAPITAL CALL USD/BOS
2,567.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,567.00
Base 1.000000 0.00 0.00 0.00 2,567.00

ACI004QN8 CSFB NJDI INVESTMENT FUND LIMITED PARTNERSHIP 05 Aug 2011 05 Aug 2011 CAPITAL CALL USD/BOS
74,625.000 1.000000 Local 1.000000 0.00 0.00 0.00 74,625.00
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Base 1.000000 0.00 0.00 0.00 74,625.00

23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
92,060.410 1.000000 Local 1.000000 0.00 0.00 0.00 92,060.41
Base 1.000000 0.00 0.00 0.00 92,060.41

ACI004QNS8 Total

166,685.410 Local 0.00 0.00 0.00 166,685.41
Base 0.00 0.00 0.00 166,685.41

ACI004Q06 DLJ MERCHANT BANKING PTRS IV LIMITED PARTNERSHIP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
100,233.700 1.000000 Local 1.000000 0.00 0.00 0.00 100,233.70
Base 1.000000 0.00 0.00 0.00 100,233.70

ACI004QP3 FAIRVIEW CAPSTONE PARTNERS II LIMITED PARTNERSHIP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
1,990,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,990,000.00
Base 1.000000 0.00 0.00 0.00 1,990,000.00

ACI004QQ1 FAIRVIEW CAPSTONE PARTNERS LIMITED PARTNERSHIP 01 Aug 2011 01 Aug 2011 CAPITAL CALL USD/BOS
1,796,020.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,796,020.00
Base 1.000000 0.00 0.00 0.00 1,796,020.00

01 Aug 2011 01 Aug 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
179,105.000 1.000000 Local 1.000000 0.00 0.00 0.00 179,105.00
Base 1.000000 0.00 0.00 0.00 179,105.00

01 Aug 2011 01 Aug 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
14,925.000 1.000000 Local 1.000000 0.00 0.00 0.00 14,925.00
Base 1.000000 0.00 0.00 0.00 14,925.00

26 Aug 2011 26 Aug 2011 CAPITAL CALL USD/BOS
2,985,074.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,985,074.00
Base 1.000000 0.00 0.00 0.00 2,985,074.00

ACI004QQ1 Total

4,975,124.000 Local 0.00 0.00 0.00 4,975,124.00
Base 0.00 0.00 0.00 4,975,124.00
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ACI004QS7 GS PRIVATE EQUITY PARTNERS NJ  LIMITED PARTNERSHIP 08 Aug 2011 08 Aug 2011 CAPITAL CALL USD/BOS
913,402.000 1.000000 Local 1.000000 0.00 0.00 0.00 913,402.00
Base 1.000000 0.00 0.00 0.00 913,402.00

08 Aug 2011 08 Aug 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
473,698.000 1.000000 Local 1.000000 0.00 0.00 0.00 473,698.00
Base 1.000000 0.00 0.00 0.00 473,698.00

08 Aug 2011 08 Aug 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
33,158.000 1.000000 Local 1.000000 0.00 0.00 0.00 33,158.00
Base 1.000000 0.00 0.00 0.00 33,158.00

ACI004QS7 Total

1,420,258.000 Local 0.00 0.00 0.00 1,420,258.00
Base 0.00 0.00 0.00 1,420,258.00

ACI004RE7 CS/NJDI EMERGING OPPS FND LIMITED PARTNERSHIP 23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
81,603.930 1.000000 Local 1.000000 0.00 0.00 0.00 81,603.93
Base 1.000000 0.00 0.00 0.00 81,603.93

25 Aug 2011 25 Aug 2011 CAPITAL CALL USD/BOS
2,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,500,000.00
Base 1.000000 0.00 0.00 0.00 2,500,000.00

ACI004RE?7 Total

2,581,603.930 Local 0.00 0.00 0.00 2,581,603.93
Base 0.00 0.00 0.00 2,581,603.93

ACIO004RI8 SONJ PVT OPPORTUNITIES FND I LIMITED PARTNERSHIP 08 Aug 2011 08 Aug 2011 CAPITAL CALL USD/BOS
2,496,896.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,496,896.00
Base 1.000000 0.00 0.00 0.00 2,496,896.00

24 Aug 2011 24 Aug 2011 CAPITAL CALL USD/BOS
703,029.000 1.000000 Local 1.000000 0.00 0.00 0.00 703,029.00
Base 1.000000 0.00 0.00 0.00 703,029.00
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25 Aug 2011 25 Aug 2011 CAPITAL CALL USD/BOS
160,060.000 1.000000 Local 1.000000 0.00 0.00 0.00 160,060.00
Base 1.000000 0.00 0.00 0.00 160,060.00
ACI004RI8 Total
3,359,985.000 Local 0.00 0.00 0.00 3,359,985.00
Base 0.00 0.00 0.00 3,359,985.00
ACI004RY3 NB CROSSROADS XVIII VENT CAP LIMITED PARTNERSHIP 09 Aug 2011 09 Aug 2011 CAPITAL CALL USD/BOS
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
30 Aug 2011 30 Aug 2011 CAPITAL CALL USD/BOS
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
ACI004RY3 Total
2,000,000.000 Local 0.00 0.00 0.00 2,000,000.00
Base 0.00 0.00 0.00 2,000,000.00
ACI004548 NJHL EUR BUYOUT FND Il SER B LIMITED PARTNERSHIP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
46,246.970 1.000000 Local 1.000000 0.00 0.00 0.00 46,246.97
Base 1.000000 0.00 0.00 0.00 46,246.97
15 Aug 2011 15 Aug 2011 CAPITAL CALL USD/BOS
437,800.000 1.000000 Local 1.000000 0.00 0.00 0.00 437,800.00
Base 1.000000 0.00 0.00 0.00 437,800.00
29 Aug 2011 29 Aug 2011 CAPITAL CALL USD/BOS
830,048.400 1.000000 Local 1.000000 0.00 0.00 0.00 830,048.40
Base 1.000000 0.00 0.00 0.00 830,048.40
30 Aug 2011 30 Aug 2011 CAPITAL CALL USD/BOS
382,975.610 1.000000 Local 1.000000 0.00 0.00 0.00 382,975.61
Base 1.000000 0.00 0.00 0.00 382,975.61

ACI004548 Total
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COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE
September 15, 2011

Purchase Report by Report Date
STATE STREET.

August 1, 2011 to August 31, 2011 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

1,697,070.980 Local 0.00 0.00 0.00 1,697,070.98
Base 0.00 0.00 0.00 1,697,070.98

ACI004S55 NJHL EUR BUYOUT FND SER A LIMITED PARTNERSHIP 08 Aug 2011 08 Aug 2011 CAPITAL CALL USD/BOS
1,929,444.300 1.000000 Local 1.000000 0.00 0.00 0.00 1,929,444.30
Base 1.000000 0.00 0.00 0.00 1,929,444.30

26 Aug 2011 26 Aug 2011 CAPITAL CALL USD/BOS
497,500.000 1.000000 Local 1.000000 0.00 0.00 0.00 497,500.00
Base 1.000000 0.00 0.00 0.00 497,500.00

ACI004S55 Total

2,426,944.300 Local 0.00 0.00 0.00 2,426,944.30
Base 0.00 0.00 0.00 2,426,944.30

ACI004X83 CSFB/NJDI EMER OPP FD 2008 1 LIMITED PARTNERSHIP 10 Aug 2011 10 Aug 2011 CAPITAL CALL USD/BOS
800,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 800,000.00
Base 1.000000 0.00 0.00 0.00 800,000.00

23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
9,250.820 1.000000 Local 1.000000 0.00 0.00 0.00 9,250.82
Base 1.000000 0.00 0.00 0.00 9,250.82

25 Aug 2011 25 Aug 2011 CAPITAL CALL USD/BOS
1,200,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,200,000.00
Base 1.000000 0.00 0.00 0.00 1,200,000.00

ACI1004X83 Total

2,009,250.820 Local 0.00 0.00 0.00 2,009,250.82
Base 0.00 0.00 0.00 2,009,250.82

ACI004X91 CSFB/NJDI INVESTMENT 2008 1SER  LIMITED PARTNERSHIP 23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
4,499.290 1.000000 Local 1.000000 0.00 0.00 0.00 4,499.29
Base 1.000000 0.00 0.00 0.00 4,499.29

ACI004XC4 CSFB/NJDI INVESTMENT SER 2006 LIMITED PARTNERSHIP 23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
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COMMON E PRIVATE EQUITY
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FUND: NJBE
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
217,227.840 1.000000 Local 1.000000 0.00 0.00 0.00 217,227.84
Base 1.000000 0.00 0.00 0.00 217,227.84
25 Aug 2011 25 Aug 2011 CAPITAL CALL USD/BOS
6,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 6,500,000.00
Base 1.000000 0.00 0.00 0.00 6,500,000.00
ACI004XC4 Total
6,717,227.840 Local 0.00 0.00 0.00 6,717,227.84
Base 0.00 0.00 0.00 6,717,227.84
ACIO0DBR5 TENEX CAPITAL PARTNERS LP LIMITED PARTNERSHIP 30 Aug 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
423,831.750 1.000000 Local 1.000000 0.00 0.00 0.00 423,831.75
Base 1.000000 0.00 0.00 0.00 423,831.75
30 Aug 2011 CANCEL MANAGEMENT FEES INSIDE-COMMIT USD/BOS
-423,831.750 1.000000 Local 1.000000 0.00 0.00 0.00 -423,831.75
Base 1.000000 0.00 0.00 0.00 -423,831.75
ACIO0DBRS5 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
ACIO0DFJ9 NEWSTONE CAP PARTNERS II, LP LIMITED PARTNERSHIP 26 Aug 2011 26 Aug 2011 CAPITAL CALL USD/BOS
4,725,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,725,000.00
Base 1.000000 0.00 0.00 0.00 4,725,000.00
ACIOONUB7 NEW JERSEY ASIA INVESTORS II LIMITED PARTNERSHIP 10 Aug 2011 10 Aug 2011 CAPITAL CALL USD/BOS
1,263,648.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,263,648.00
Base 1.000000 0.00 0.00 0.00 1,263,648.00
US DOLLAR Total
111,593,315.510 Local 0.00 0.00 0.00 111,593,315.51
Base 0.00 0.00 0.00 111,593,315.51

EQUITY Total
111,593,315.510
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE
View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 0.00 0.00 0.00 111,593,315.51
PURCHASE Total
111,593,315.510
Base 0.00 0.00 0.00 111,593,315.51
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

STATE STREET.
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Units/Original Face

EQUITY
US DOLLAR
01999M953 BLACKSTONE REAL ESTATE PTNRS V 02 Aug 2011 02 Aug 2011 CAPITAL CALL USD/BOS
3,002,530.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,002,530.00
Base 1.000000 0.00 0.00 0.00 3,002,530.00
17199H990 CIM FUND Il LP LIMITED PARTNERSHIP 16 Aug 2011 16 Aug 2011 CAPITAL CALL USD/BOS
2,634,565.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,634,565.00
Base 1.000000 0.00 0.00 0.00 2,634,565.00
338999923 FIVE MILE CAPITAL PART Il LP 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
10,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 10,000,000.00
Base 1.000000 0.00 0.00 0.00 10,000,000.00
55599G972 MACFARLANE URBAN RE FUND Il LP 01 Aug 2011 01 Aug 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
312,539.930 1.000000 Local 1.000000 0.00 0.00 0.00 312,539.93
Base 1.000000 0.00 0.00 0.00 312,539.93
ACI004QD0 NJDOI/GMAM CT HGH GRD PRTNR Il REIT 26 Aug 2011 26 Aug 2011 CAPITAL CALL USD/BOS
588,523.560 1.000000 Local 1.000000 0.00 0.00 0.00 588,523.56
Base 1.000000 0.00 0.00 0.00 588,523.56
26 Aug 2011 26 Aug 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
351,372.550 1.000000 Local 1.000000 0.00 0.00 0.00 351,372.55
Base 1.000000 0.00 0.00 0.00 351,372.55
ACI004QDO0 Total
939,896.110 Local 0.00 0.00 0.00 939,896.11
Base 0.00 0.00 0.00 939,896.11
ACI004QX6 NJDOI/GMAM OPPORT REAL EST INV  REIT 09 Aug 2011 09 Aug 2011 CAPITAL CALL USD/BOS
589,476.750 1.000000 Local 1.000000 0.00 0.00 0.00 589,476.75
Base 1.000000 0.00 0.00 0.00 589,476.75
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COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT
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Units/Original Face

29 Aug 2011 29 Aug 2011 CAPITAL CALL USD/BOS
99,337.750 1.000000 Local 1.000000 0.00 0.00 0.00 99,337.75
Base 1.000000 0.00 0.00 0.00 99,337.75

ACI004QX6 Total

688,814.500 Local 0.00 0.00 0.00 688,814.50
Base 0.00 0.00 0.00 688,814.50

ACI005C34 BLACKSTONE RE PRTNR VI TE 2 REIT 12 Aug 2011 12 Aug 2011 CAPITAL CALL USD/BOS
554,580.000 1.000000 Local 1.000000 0.00 0.00 0.00 554,580.00
Base 1.000000 0.00 0.00 0.00 554,580.00

23 Aug 2011 CONTRIBUTIONS USD/BOS
1,218,251.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,218,251.00
Base 1.000000 0.00 0.00 0.00 1,218,251.00

23 Aug 2011 CANCEL CONTRIBUTIONS USD/BOS
-1,218,251.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1,218,251.00
Base 1.000000 0.00 0.00 0.00 -1,218,251.00

23 Aug 2011 23 Aug 2011 CAPITAL CALL USD/BOS
1,218,251.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,218,251.00
Base 1.000000 0.00 0.00 0.00 1,218,251.00

23 Aug 2011 CAPITAL CALL USD/BOS
1,218,251.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,218,251.00
Base 1.000000 0.00 0.00 0.00 1,218,251.00

23 Aug 2011 CANCEL CAPITAL CALL USD/BOS
-1,218,251.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1,218,251.00
Base 1.000000 0.00 0.00 0.00 -1,218,251.00

31 Aug 2011 31 Aug 2011 CAPITAL CALL USD/BOS
506,860.000 1.000000 Local 1.000000 0.00 0.00 0.00 506,860.00
Base 1.000000 0.00 0.00 0.00 506,860.00

ACI005C34 Total
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR
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Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

2,279,691.000 Local 0.00 0.00 0.00 2,279,691.00
Base 0.00 0.00 0.00 2,279,691.00
ACIO0ASG7 SILVERPEAK LEGACY PARTNERS Ill  LIMITED PARTNERSHIP 08 Aug 2011 08 Aug 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
199,769.000 1.000000 Local 1.000000 0.00 0.00 0.00 199,769.00
Base 1.000000 0.00 0.00 0.00 199,769.00
ACIOODVY8 LUBERT ADLER REAL ESTATE FUND  REIT 01 Aug 2011 01 Aug 2011 CAPITAL CALL USD/BOS
5,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,000,000.00
Base 1.000000 0.00 0.00 0.00 5,000,000.00
US DOLLAR Total
25,057,805.540 Local 0.00 0.00 0.00 25,057,805.54
Base 0.00 0.00 0.00 25,057,805.54
EQUITY Total
25,057,805.540
Base 0.00 0.00 0.00 25,057,805.54
PURCHASE Total
25,057,805.540
Base 0.00 0.00 0.00 25,057,805.54
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Purchase and Sales by Report Date

August 1, 2011 to August 31, 2011

COMMON E REAL ASSET HEDGES
CLIENT MANAGED

FUND: NJDL
View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - USD
Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate
Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

FUND: NJDP
View Date: ~ September 15, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
44267D107 HOWARD HUGHES CORP/THE COMMON STOCK 05 Aug 2011 10 Aug 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 USD/DTC 0.01
40,000.000 1.000000 Local 51.197200 0.00 400.00 0.00 2,048,288.00
Base 51.197200 0.00 400.00 0.00 2,048,288.00
08 Aug 2011 11 Aug 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 USD/DTC 0.01
40,000.000 1.000000 Local 47.820300 0.00 400.00 0.00 1,913,212.00
Base 47.820300 0.00 400.00 0.00 1,913,212.00
18 Aug 2011 23 Aug 2011 PERSHING LLC USD/DTC 0.01
50,000.000 1.000000 Local 50.479400 0.00 500.00 0.00 2,524,470.00
Base 50.479400 0.00 500.00 0.00 2,524,470.00
44267D107 Total
130,000.000 Local 0.00 1,300.00 0.00 6,485,970.00
Base 0.00 1,300.00 0.00 6,485,970.00
US DOLLAR Total
130,000.000 Local 0.00 1,300.00 0.00 6,485,970.00
Base 0.00 1,300.00 0.00 6,485,970.00
EQUITY Total
130,000.000
Base 0.00 1,300.00 0.00 6,485,970.00
PURCHASE Total
130,000.000
Base 0.00 1,300.00 0.00 6,485,970.00
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COMMON E REAL ASSETS EQTY/HEDG

FUND:  NJDP STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
44267D107 HOWARD HUGHES CORP/THE COMMON STOCK 12 Aug 2011 17 Aug 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 USD/DTC 0.01
80,000.000 1.000000 Local 54.518400 0.00 800.00 83.75 4,360,588.25
Base 54.518400 0.00 800.00 83.75 4,360,588.25
US DOLLAR Total
80,000.000 Local 0.00 800.00 83.75 4,360,588.25
Base 0.00 800.00 83.75 4,360,588.25
EQUITY Total
80,000.000
Base 0.00 800.00 83.75 4,360,588.25
SALES Total
80,000.000
Base 0.00 800.00 83.75 4,360,588.25
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
57060U100 MARKET VECTORS GOLD MINERS ETF MARKET VECTORS GOLD 30 Aug 2011 OPEN FIRST AMERICAN NATIONAL BK-BOND DIV USD/DTC 0.01
240,000.000 1.000000 Local 63.151200 0.00 1,680.00 0.00 15,157,968.00
Base 63.151200 0.00 1,680.00 0.00 15,157,968.00
57060U605 MARKET VECTORS AGRIBUSINESS ET MARKET VECTORS AGRIB 04 Aug 2011 09 Aug 2011 PERSHING LLC USD/DTC 0.01
400,000.000 1.000000 Local 50.015100 0.00 4,000.00 0.00 20,010,040.00
Base 50.015100 0.00 4,000.00 0.00 20,010,040.00
739355105 POWERSHARES DB COMMODITY UNIT BEN INT 30 Aug 2011 OPEN OAK BROOKASSOCIATES INC uUSD/DTC 0.01
292,055.000 1.000000 Local 30.091100 0.00 2,044.39 0.00 8,790,300.59
Base 30.091100 0.00 2,044.39 0.00 8,790,300.59
31 Aug 2011 OPEN OAK BROOKASSOCIATES INC USD/DTC 0.01
334,274.000 1.000000 Local 30.142600 0.00 2,339.92 0.00 10,078,227.39
Base 30.142600 0.00 2,339.92 0.00 10,078,227.39
739355105 Total
626,329.000 Local 0.00 4,384.31 0.00 18,868,527.98
Base 0.00 4,384.31 0.00 18,868,527.98
78463V107 SPDR GOLD SHARES SPDR GOLD TRUST 08 Aug 2011 11 Aug 2011 FIRST NATIONAL BANK,ATLANTA-MUNI BD USD/DTC 0.01
5,800.000 1.000000 Local 166.940000 0.00 58.00 0.00 968,310.00
Base 166.940000 0.00 58.00 0.00 968,310.00
08 Aug 2011 11 Aug 2011 INSTINET LLC USD/DTC 0.01
114,200.000 1.000000 Local 166.885700 0.00 799.40 0.00 19,059,146.34
Base 166.885700 0.00 799.40 0.00 19,059,146.34
78463V107 Total
120,000.000 Local 0.00 857.40 0.00 20,027,456.34
Base 0.00 857.40 0.00 20,027,456.34

Page 16 Books Closed Prepared by State Street



NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

1,386,329.000 Local 0.00 10,921.71 0.00 74,063,992.32
Base 0.00 10,921.71 0.00 74,063,992.32
EQUITY Total
1,386,329.000
Base 0.00 10,921.71 0.00 74,063,992.32
OPTIONS BOUGHT
US DOLLAR
997281604 SPDR GOLD TRUST OCT11 162 PUT 08 Aug 2011 09 Aug 2011 GOLDMAN SACHS + CO USD/NYF 2.00
2,000.000 1.000000 Local 5.250000 0.00 4,000.00 0.00 1,054,000.00
Base 5.250000 0.00 4,000.00 0.00 1,054,000.00
US DOLLAR Total
2,000.000 Local 0.00 4,000.00 0.00 1,054,000.00
Base 0.00 4,000.00 0.00 1,054,000.00
OPTIONS BOUGHT Total
2,000.000
Base 0.00 4,000.00 0.00 1,054,000.00
OPTIONS BOUGHTBACK
US DOLLAR
997095343 SPDR GOLD TRUST SEP11 155 CALL 08 Aug 2011 09 Aug 2011 GOLDMAN SACHS + CO USD/NYF 2.00
1,750.000 1.000000 Local 13.120000 0.00 3,500.00 0.00 2,299,500.00
Base 13.120000 0.00 3,500.00 0.00 2,299,500.00
US DOLLAR Total
1,750.000 Local 0.00 3,500.00 0.00 2,299,500.00
Base 0.00 3,500.00 0.00 2,299,500.00

OPTIONS BOUGHTBACK Total

Page 17 Books Closed Prepared by State Street



Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: NJDW

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
1,750.000
Base 0.00 3,500.00 0.00 2,299,500.00
PURCHASE Total
1,390,079.000
Base 0.00 18,421.71 0.00 77,417,492.32
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
78463V107 SPDR GOLD SHARES SPDR GOLD TRUST 30 Aug 2011 OPEN OAK BROOKASSOCIATES INC USD/DTC 0.01
85,000.000 1.000000 Local 178.642900 0.00 595.00 291.55 15,183,759.94
Base 178.642900 0.00 595.00 291.55 15,183,759.94
US DOLLAR Total
85,000.000 Local 0.00 595.00 291.55 15,183,759.94
Base 0.00 595.00 291.55 15,183,759.94
EQUITY Total
85,000.000
Base 0.00 595.00 291.55 15,183,759.94
OPTIONS SOLD
US DOLLAR
997170880 POWERSHARES DB COMMODITY OCT11 29 PUT 19 Aug 2011 22 Aug 2011 GOLDMAN SACHS + CO USD/NYF 1.00
5,250.000 1.000000 Local 1.102400 0.00 5,250.00 11.12 573,498.88
Base 1.102400 0.00 5,250.00 11.12 573,498.88
US DOLLAR Total
5,250.000 Local 0.00 5,250.00 11.12 573,498.88
Base 0.00 5,250.00 11.12 573,498.88

OPTIONS SOLD Total

5,250.000
Base 0.00 5,250.00 11.12 573,498.88
OPTIONS WRITTEN
US DOLLAR
997267017 POWERSHARES DB COMMODITY IND JAN12 33 CALL 30 Aug 2011 31 Aug 2011 GOLDMAN SACHS + CO USD/NYF 1.00
2,000.000 1.000000 Local 0.550000 0.00 2,000.00 212 107,997.88
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 0.550000 0.00 2,000.00 2.12 107,997.88
997274559 SPDR GOLD TRUST OCT11 185 CALL 04 Aug 2011 05 Aug 2011 GOLDMAN SACHS + CO USD/NYF 1.00
500.000 1.000000 Local 0.959500 0.00 500.00 0.93 47,474.07
Base 0.959500 0.00 500.00 0.93 47,474.07
08 Aug 2011 09 Aug 2011 GOLDMAN SACHS + CO USD/NYF 2.00
1,750.000 1.000000 Local 2.420000 0.00 3,500.00 8.14 419,991.86
Base 2.420000 0.00 3,500.00 8.14 419,991.86
997274559 Total
2,250.000 Local 0.00 4,000.00 9.07 467,465.93
Base 0.00 4,000.00 9.07 467,465.93
997296446 MARKET VECTORS AGRIBUSINESS  FEB12 54 CALL 16 Aug 2011 17 Aug 2011 GOLDMAN SACHS + CO USD/NYF 2.00
1,000.000 1.000000 Local 2.310000 0.00 2,000.00 4.44 228,995.56
Base 2.310000 0.00 2,000.00 4.44 228,995.56
997296495 MARKET VECTORS AGRIBUSINESS ~ NOV11 54 CALL 16 Aug 2011 17 Aug 2011 GOLDMAN SACHS + CO USD/NYF 2.00
1,000.000 1.000000 Local 1.350000 0.00 2,000.00 2.60 132,997.40
Base 1.350000 0.00 2,000.00 2.60 132,997.40
US DOLLAR Total
6,250.000 Local 0.00 10,000.00 18.23 937,456.77
Base 0.00 10,000.00 18.23 937,456.77
OPTIONS WRITTEN Total
6,250.000
Base 0.00 10,000.00 18.23 937,456.77
SALES Total
96,500.000
Base 0.00 15,845.00 320.90 16,694,715.59
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COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX
September 15, 2011

Purchase Report by Report Date
STATE STREET.

August 1, 2011 to August 31, 2011 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
AUSTRALIAN DOLLAR
BO1BTX901 WESTFIELD GROUP REIT NPV 05 Aug 2011 10 Aug 2011 INSTINET LLC AUD/AU8
125,000.000 0.957900 Local 7.868900 0.00 590.17 0.00 984,202.67
Base 8.214741 0.00 616.11 0.00 1,027,458.68
10 Aug 2011 15 Aug 2011 INSTINET LLC AUD/AU8
50,000.000 0.978378 Local 7.780900 0.00 233.43 0.00 389,278.43
Base 7.952857 0.00 238.59 0.00 397,881.42
11 Aug 2011 16 Aug 2011 INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
25,000.000 0.973662 Local 7.584700 0.00 113.77 0.00 189,731.27
Base 7.789870 0.00 116.85 0.00 194,863.59
12 Aug 2011 17 Aug 2011 INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
75,000.000 0.968242 Local 7.531100 0.00 338.90 0.00 565,171.40
Base 7.778117 0.00 350.02 0.00 583,708.82
23 Aug 2011 26 Aug 2011 INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
100,000.000 0.953880 Local 7.605600 0.00 456.34 0.00 761,016.34
Base 7.973330 0.00 478.40 0.00 797,811.40
29 Aug 2011 OPEN INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8 0.01
50,000.000 0.940380 Local 7.879500 0.00 236.39 0.00 394,211.39
Base 8.379060 0.00 251.38 0.00 419,204.35
B01BTX901 Total
425,000.000 Local 0.00 1,969.00 0.00 3,283,611.50
Base 0.00 2,051.35 0.00 3,420,928.26
BO3FYZ909 GOODMAN GROUP REIT NPV 29 Aug 2011 OPEN INSTINET LLC AUD/AU8
1,500,000.000 0.940380 Local 0.650600 0.00 585.54 0.00 976,485.54
Base 0.691848 0.00 622.66 0.00 1,038,394.63
30 Aug 2011 OPEN INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX
View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
1,500,000.000 0.937119 Local 0.650800 0.00 585.72 0.00 976,785.72
Base 0.694469 0.00 625.02 0.00 1,042,328.37
BO3FYZ909 Total
3,000,000.000 Local 0.00 1,171.26 0.00 1,953,271.26
Base 0.00 1,247.68 0.00 2,080,723.00
AUSTRALIAN DOLLAR Total
3,425,000.000 Local 0.00 3,140.26 0.00 5,236,882.76
Base 0.00 3,299.03 0.00 5,501,651.26
CANADIAN DOLLAR
131253999 CALLOWAY REAL ESTATE INVESTM  REIT NPV 09 Aug 2011 OPEN PHELAN SILVER & CO CAD/CAN 0.01
25,000.000 0.992650 Local 23.809900 0.00 125.00 0.00 595,372.50
Base 23.986199 0.00 125.93 0.00 599,780.89
10 Aug 2011 15 Aug 2011 PHELAN SILVER & CO CAD/CAN 0.01
25,000.000 0.989200 Local 24.413600 0.00 125.00 0.00 610,465.00
Base 24.680146 0.00 126.36 0.00 617,130.00
131253999 Total
50,000.000 Local 0.00 250.00 0.00 1,205,837.50
Base 0.00 252.29 0.00 1,216,910.89
136504955 CAN REAL ESTATE INVEST TRUST REIT NPV 05 Aug 2011 OPEN PHELAN SILVER & CO CAD/CAN 0.01
10,569.000 0.982150 Local 32.081300 0.00 52.85 0.00 339,120.11
Base 32.664359 0.00 53.81 0.00 345,283.42
08 Aug 2011 11 Aug 2011 PHELAN SILVER & CO CAD/CAN 0.01
35,000.000 0.990350 Local 30.954900 0.00 175.00 0.00 1,083,596.50
Base 31.256525 0.00 176.71 0.00 1,094,155.10
13650J955 Total
45,569.000 Local 0.00 227.85 0.00 1,422,716.61
Base 0.00 230.52 0.00 1,439,438.52
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CANADIAN DOLLAR Total

95,569.000 Local 0.00 477.85 0.00 2,628,554.11
Base 0.00 482.81 0.00 2,656,349.41
EURO CURRENCY
FRANCE
707624904 UNIBAIL RODAMCO SE REIT EUR5.0 10 Aug 2011 15 Aug 2011 RAYMOND JAMES TRUST COMPANY EUR/FR4 0.30
15,000.000 0.705094 Local 139.397600 0.00 3,136.45 0.00 2,094,100.45
Base 197.700732 0.00 4,448.27 0.00 2,969,959.25
FRANCE Total
15,000.000 Local 0.00 3,136.45 0.00 2,094,100.45
Base 0.00 4,448.27 0.00 2,969,959.25
EURO CURRENCY Total
15,000.000 Local 0.00 3,136.45 0.00 2,094,100.45
Base 0.00 4,448.27 0.00 2,969,959.25

HONG KONG DOLLAR

643557002 WHARF HOLDINGS LTD COMMON STOCK HKD1.0 08 Aug 2011 10 Aug 2011 BNY CONVERGEX HKD/HK1
75,000.000 7.805100 Local 50.150900 0.00 2,256.79 4,062.91 3,767,637.20
Base 6.425401 0.00 289.14 520.55 482,714.79

24 Aug 2011 26 Aug 2011 BNY CONVERGEX HKD/HK1
50,000.000 7.795650 Local 48.028000 0.00 1,440.84 2,594.11 2,405,434.95
Base 6.160872 0.00 184.83 332.76 308,561.18

643557002 Total

125,000.000 Local 0.00 3,697.63 6,657.02 6,173,072.15
Base 0.00 473.97 853.31 791,275.97
685992000 SUN HUNG KAI PROPERTIES COMMON STOCKHKD.5 30 Aug 2011 OPEN BNY CONVERGEX HKD/HK1 0.01
50,000.000 7.794100 Local 107.482000 0.00 3,224.46 5,804.93 5,383,129.38
Base 13.790175 0.00 413.71 744.79 690,667.22

Page 23 Books Closed Prepared by State Street



Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
686774001 SWIRE PACIFIC LTD A COMMON STOCKHKD.6 12 Aug 2011 16 Aug 2011 CITIBANK N.A. HKD/HK1 0.01
50,000.000 7.794100 Local 95.911500 0.00 2,877.35 5,179.65 4,803,632.00
Base 12.305654 0.00 369.17 664.56 616,316.44
15 Aug 2011 17 Aug 2011 PERSHING LLC HKD/HK1 0.01
50,000.000 7.793300 Local 97.355900 0.00 2,920.68 5,257.42 4,875,973.09
Base 12.492256 0.00 374.77 674.61 625,662.18
23 Aug 2011 25 Aug 2011 PERSHING LLC HKD/HK1 0.01
40,000.000 7.797150 Local 100.473100 0.00 2,411.35 4,340.52 4,025,675.87
Base 12.885875 0.00 309.26 556.68 516,300.94
686774001 Total
140,000.000 Local 0.00 8,209.38 14,777.59 13,705,280.96
Base 0.00 1,053.20 1,895.85 1,758,279.56
BOPR2F908 AGILE PROPERTY HOLDINGS LTD COMMON STOCK HKD.1 02 Aug 2011 04 Aug 2011 INSTINET PACIFIC LIMITED HKD/HK1
350,000.000 7.795850 Local 12.545400 0.00 2,634.53 4,742.27 4,398,266.79
Base 1.609241 0.00 337.94 608.31 564,180.53
HONG KONG DOLLAR Total
665,000.000 Local 0.00 17,766.00 31,981.81 29,659,749.28
Base 0.00 2,278.82 4,102.26 3,804,403.28
JAPANESE YEN
659672000 MITSUBISHI ESTATE CO LTD COMMON STOCK 24 Aug 2011 29 Aug 2011 C L KING AND ASSOC JPY/JP3 0.01
192,000.000 76.725000 Local 1,196.080200 0.00 137,788.00 0.00 229,785,186.00
Base 15.589185 0.00 1,795.87 0.00 2,994,919.34
659760003 MITSUI FUDOSAN CO LTD COMMON STOCK 11 Aug 2011 16 Aug 2011 CITIBANK N.A JPY/JP3 0.01
40,000.000 76.780000 Local 1,230.047500 0.00 29,521.00 0.00 49,231,421.00
Base 16.020415 0.00 384.49 0.00 641,201.11
12 Aug 2011 17 Aug 2011 CITIBANK N.A JPY/JP3 0.01
25,000.000 76.770000 Local 1,224.000000 0.00 18,360.00 0.00 30,618,360.00
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 15.943728 0.00 239.16 0.00 398,832.36
659760003 Total
65,000.000 Local 0.00 47,881.00 0.00 79,849,781.00
Base 0.00 623.65 0.00 1,040,033.47
B62WZW906  ADVANCE RESIDENCE INVESTMENT  REIT 15 Aug 2011 18 Aug 2011 INSTINET LLC JPY/JP3 1.21
500.000 76.695000 Local 155,190.880000 0.00 46,557.00 0.00 77,641,997.00
Base 2,023.481061 0.00 607.04 0.00 1,012,347.57
16 Aug 2011 19 Aug 2011 INSTINET LLC JPY/JP3 1.23
500.000 76.720000 Local 157,472.800000 0.00 47,241.00 0.00 78,783,641.00
Base 2,052.565172 0.00 615.76 0.00 1,026,898.34
B62WZW906 Total
1,000.000 Local 0.00 93,798.00 0.00 156,425,638.00
Base 0.00 1,222.80 0.00 2,039,245.91
JAPANESE YEN Total
258,000.000 Local 0.00 279,467.00 0.00 466,060,605.00
Base 0.00 3,642.32 0.00 6,074,198.72
POUND STERLING
013670005 BRITISH LAND CO PLC REIT GBP.25 12 Aug 2011 17 Aug 2011 JP MORGANSECURITIES LIMITED GBP/GBB 0.01
200,000.000 0.614439 Local 5.579800 0.00 1,339.15 5,580.80 1,122,879.95
Base 9.081129 0.00 2,179.47 9,082.76 1,827,488.08
23 Aug 2011 26 Aug 2011 REDBURN PARTNERS LLP GBP/GBB 0.01
50,000.000 0.606281 Local 5.344800 0.00 320.69 1,337.20 268,897.89
Base 8.815714 0.00 528.95 2,205.58 443,520.23
013670005 Total
250,000.000 Local 0.00 1,659.84 6,918.00 1,391,777.84
Base 0.00 2,708.42 11,288.34 2,271,008.31
B5ZN1N909 SEGRO PLC REIT GBP.1 30 Aug 2011 OPEN ITG INC. GBP/GBB
350,000.000 0.614402 Local 2.538100 0.00 444 17 4,442.64 893,221.81
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Base 4.131009 0.00 722.93 7,230.84 1,453,806.81
POUND STERLING Total
600,000.000 Local 0.00 2,104.01 11,360.64 2,284,999.65
Base 0.00 3,431.35 18,519.18 3,724,815.12
SINGAPORE DOLLAR
642012900 CAPITAMALL TRUST REIT NPV 31 Aug 2011 OPEN AIELLO ZAPPALA AND COMPANY INC SGD/SG4
650,000.000 1.202250 Local 1.866800 0.00 728.05 485.37 1,214,633.41
Base 1.552755 0.00 605.57 403.72 1,010,300.20
B4KJWS902 GLOBAL LOGISTIC PROPERTIES L COMMON STOCK NPV 10 Aug 2011 15 Aug 2011 AIELLO ZAPPALA AND COMPANY INC SGD/SG4
100,000.000 1.217850 Local 1.819200 0.00 109.15 72.77 182,101.92
Base 1.493780 0.00 89.63 59.75 149,527.38
11 Aug 2011 16 Aug 2011 AIELLO ZAPPALA AND COMPANY INC SGD/SG4
400,000.000 1.211900 Local 1.750100 0.00 420.02 280.02 700,740.04
Base 1.444096 0.00 346.58 231.06 578,216.06
12 Aug 2011 17 Aug 2011 AIELLO ZAPPALA AND COMPANY INC SGD/SG4
150,000.000 1.213550 Local 1.758200 0.00 158.24 105.49 263,993.73
Base 1.448807 0.00 130.39 86.93 217,538.40
29 Aug 2011 OPEN AIELLO ZAPPALA AND COMPANY INC SGD/SG4
300,000.000 1.204350 Local 1.635900 0.00 294.46 196.31 491,260.77
Base 1.358326 0.00 244.50 163.00 407,905.32
B4KJWS902 Total
950,000.000 Local 0.00 981.87 654.59 1,638,096.46
Base 0.00 811.10 540.74 1,353,187.16
SINGAPORE DOLLAR Total
1,600,000.000 Local 0.00 1,709.92 1,139.96 2,852,729.87
Base 0.00 1,416.67 944.46 2,363,487.36

SWEDISH KRONA
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BOXPOT905 CASTELLUM AB COMMON STOCK NPV 12 Aug 2011 17 Aug 2011 D CARNEGIE AG SEK/SE1 0.02
100,000.000 6.504600 Local 80.611100 0.00 12,091.67 0.00 8,073,201.66
Base 12.392937 0.00 1,858.94 0.00 1,241,152.67

SWEDISH KRONA Total

100,000.000 Local 0.00 12,091.67 0.00 8,073,201.66
Base 0.00 1,858.94 0.00 1,241,152.67
US DOLLAR

015271109 ALEXANDRIA REAL ESTATE EQUIT REIT USD.01 26 Aug 2011 31 Aug 2011 PERSHING LLC USD/DTC 0.01
5,000.000 1.000000 Local 67.331100 0.00 50.00 0.00 336,705.50
Base 67.331100 0.00 50.00 0.00 336,705.50
024013104 AMERICAN ASSETS TRUST INC REIT 01 Aug 2011 04 Aug 2011 J.P. MORGAN CLEARING CORP. USD/DTC 0.04
10,000.000 1.000000 Local 21.908900 0.00 400.00 0.00 219,489.00
Base 21.908900 0.00 400.00 0.00 219,489.00
05 Aug 2011 10 Aug 2011 PERSHING LLC USD/DTC 0.01
10,000.000 1.000000 Local 19.998200 0.00 100.00 0.00 200,082.00
Base 19.998200 0.00 100.00 0.00 200,082.00
10 Aug 2011 15 Aug 2011 PERSHING LLC USD/DTC 0.01
10,000.000 1.000000 Local 18.378300 0.00 100.00 0.00 183,883.00
Base 18.378300 0.00 100.00 0.00 183,883.00
11 Aug 2011 16 Aug 2011 PERSHING LLC USD/DTC 0.01
5,000.000 1.000000 Local 18.284400 0.00 50.00 0.00 91,472.00
Base 18.284400 0.00 50.00 0.00 91,472.00

024013104 Total
35,000.000 Local 0.00 650.00 0.00 694,926.00
Base 0.00 650.00 0.00 694,926.00
024835100 AMERICAN CAMPUS COMMUNITIES ~ REIT USD.01 03 Aug 2011 08 Aug 2011 DEUTSCHE BANK SECURITIES INC USD/DTC 0.04
10,000.000 1.000000 Local 35.861600 0.00 400.00 0.00 359,016.00
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Base 35.861600 0.00 400.00 0.00 359,016.00
05564E106 BRE PROPERTIES INC REIT USD.01 10 Aug 2011 15 Aug 2011 PERSHING LLC USD/DTC 0.01
5,000.000 1.000000 Local 46.079800 0.00 50.00 0.00 230,449.00
Base 46.079800 0.00 50.00 0.00 230,449.00
112585104 BROOKFIELD ASSET MANAGE CLA  COMMON STOCK NPV 05 Aug 2011 10 Aug 2011 PERSHING LLC USD/DTC 0.01
49,746.000 1.000000 Local 28.757200 0.00 497.46 0.00 1,431,053.12
Base 28.757200 0.00 497.46 0.00 1,431,053.12
08 Aug 2011 11 Aug 2011 PERSHING LLC USD/DTC 0.01
10,000.000 1.000000 Local 26.923000 0.00 100.00 0.00 269,330.00
Base 26.923000 0.00 100.00 0.00 269,330.00
10 Aug 2011 15 Aug 2011 LINCOLN EMCRAE INC USD/DTC 0.01
10,000.000 1.000000 Local 28.005200 0.00 100.00 0.00 280,152.00
Base 28.005200 0.00 100.00 0.00 280,152.00
112585104 Total
69,746.000 Local 0.00 697.46 0.00 1,980,535.12
Base 0.00 697.46 0.00 1,980,535.12
112900105 BROOKFIELD OFFICE PROPERTIES =~ COMMON STOCK NPV 10 Aug 2011 15 Aug 2011 PERSHING LLC USD/DTC 0.01
10,000.000 1.000000 Local 16.248200 0.00 100.00 0.00 162,582.00
Base 16.248200 0.00 100.00 0.00 162,582.00
165240102 CHESAPEAKE LODGING TRUST REIT USD.01 10 Aug 2011 15 Aug 2011 E L AARON& CO INC USD/DTC 0.01
10,000.000 1.000000 Local 13.994200 0.00 100.00 0.00 140,042.00
Base 13.994200 0.00 100.00 0.00 140,042.00
26 Aug 2011 31 Aug 2011 OAK BROOKASSOCIATES INC USD/DTC 0.01
10,000.000 1.000000 Local 12.255500 0.00 70.00 0.00 122,625.00
Base 12.255500 0.00 70.00 0.00 122,625.00
165240102 Total
20,000.000 Local 0.00 170.00 0.00 262,667.00
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Base 0.00 170.00 0.00 262,667.00
195872106 COLONIAL PROPERTIES TRUST REIT USD.01 09 Aug 2011 12 Aug 2011 MCMASTER HUTCHINSON & CO uUSb/DTC 0.01
10,000.000 1.000000 Local 17.879800 0.00 100.00 0.00 178,898.00
Base 17.879800 0.00 100.00 0.00 178,898.00
251591103 DEVELOPERS DIVERSIFIED RLTY REIT USD.1 30 Aug 2011 OPEN MCMASTER HUTCHINSON & CO uUSb/DTC 0.01
10,000.000 1.000000 Local 11.890000 0.00 100.00 0.00 119,000.00
Base 11.890000 0.00 100.00 0.00 119,000.00
26613Q106 DUPONT FABROS TECHNOLOGY REIT USD.001 04 Aug 2011 09 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC 0.04
15,800.000 1.000000 Local 23.009900 0.00 632.00 0.00 364,188.42
Base 23.009900 0.00 632.00 0.00 364,188.42
29380T105 ENTERTAINMENT PROPERTIES TR REIT USD.01 01 Aug 2011 04 Aug 2011 JP MORGANSECURITIES LIMITED uUSD/DTC 0.04
26,000.000 1.000000 Local 46.850000 0.00 1,040.00 0.00 1,219,140.00
Base 46.850000 0.00 1,040.00 0.00 1,219,140.00
10 Aug 2011 15 Aug 2011 MCMASTER HUTCHINSON & CO uUSb/DTC 0.01
5,000.000 1.000000 Local 39.200000 0.00 50.00 0.00 196,050.00
Base 39.200000 0.00 50.00 0.00 196,050.00
293807105 Total
31,000.000 Local 0.00 1,090.00 0.00 1,415,190.00
Base 0.00 1,090.00 0.00 1,415,190.00
29472R108 EQUITY LIFESTYLE PROPERTIES REIT USD.01 10 Aug 2011 15 Aug 2011 PERSHING LLC USD/DTC 0.01
5,000.000 1.000000 Local 60.056400 0.00 50.00 0.00 300,332.00
Base 60.056400 0.00 50.00 0.00 300,332.00
297178105 ESSEX PROPERTY TRUST INC REIT USD.0001 12 Aug 2011 17 Aug 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 uUSD/DTC 0.01
10,000.000 1.000000 Local 137.574100 0.00 100.00 0.00 1,375,841.00
Base 137.574100 0.00 100.00 0.00 1,375,841.00
345550107 FOREST CITY ENTERPRISES CL A COMMON STOCK USD.333 10 Aug 2011 15 Aug 2011 MCMASTER HUTCHINSON & CO uUSD/DTC 0.01
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10,000.000 1.000000 Local 13.821100 0.00 100.00 0.00 138,311.00
Base 13.821100 0.00 100.00 0.00 138,311.00
30 Aug 2011 OPEN PERSHING LLC USD/DTC 0.01
10,000.000 1.000000 Local 13.190800 0.00 100.00 0.00 132,008.00
Base 13.190800 0.00 100.00 0.00 132,008.00
345550107 Total
20,000.000 Local 0.00 200.00 0.00 270,319.00
Base 0.00 200.00 0.00 270,319.00
42217K106 HEALTH CARE REIT INC REIT USD1. 05 Aug 2011 10 Aug 2011 PERSHING LLC USD/DTC 0.01
5,000.000 1.000000 Local 45.396800 0.00 50.00 0.00 227,034.00
Base 45.396800 0.00 50.00 0.00 227,034.00
09 Aug 2011 12 Aug 2011 LINCOLN EMCRAE INC USD/DTC 0.01
10,000.000 1.000000 Local 42.263700 0.00 100.00 0.00 422,737.00
Base 42.263700 0.00 100.00 0.00 422,737.00
42217K106 Total
15,000.000 Local 0.00 150.00 0.00 649,771.00
Base 0.00 150.00 0.00 649,771.00
437306103 HOME PROPERTIES INC REIT USD.01 10 Aug 2011 15 Aug 2011 LINCOLN EMCRAE INC USD/DTC 0.01
10,000.000 1.000000 Local 59.250000 0.00 100.00 0.00 592,600.00
Base 59.250000 0.00 100.00 0.00 592,600.00
45857P301 INTERCONTINENTAL HOTELS ADR ADR 03 Aug 2011 08 Aug 2011 BNY MELLON/HSBC BANK PLC USb/DTC 0.04
10,000.000 1.000000 Local 18.378600 0.00 400.00 0.00 184,186.00
Base 18.378600 0.00 400.00 0.00 184,186.00
04 Aug 2011 09 Aug 2011 MORGAN STANLEY CO INCORPORATED USD/DTC 0.04
10,000.000 1.000000 Local 17.248900 0.00 400.00 0.00 172,889.00
Base 17.248900 0.00 400.00 0.00 172,889.00
45857P301 Total
20,000.000 Local 0.00 800.00 0.00 357,075.00
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Base 0.00 800.00 0.00 357,075.00
74340W103 PROLOGIS INC REIT USD.01 09 Aug 2011 12 Aug 2011 LINCOLN EMCRAE INC USD/DTC 0.01
20,000.000 1.000000 Local 25.688900 0.00 200.00 0.00 513,978.00
Base 25.688900 0.00 200.00 0.00 513,978.00
10 Aug 2011 15 Aug 2011 PERSHING LLC uUSD/DTC 0.01
10,000.000 1.000000 Local 26.860400 0.00 100.00 0.00 268,704.00
Base 26.860400 0.00 100.00 0.00 268,704.00
74340W103 Total
30,000.000 Local 0.00 300.00 0.00 782,682.00
Base 0.00 300.00 0.00 782,682.00
84610H108 SOVRAN SELF STORAGE INC REIT USD.01 11 Aug 2011 16 Aug 2011 MCMASTER HUTCHINSON & CO USD/DTC 0.01
10,000.000 1.000000 Local 37.091900 0.00 100.00 0.00 371,019.00
Base 37.091900 0.00 100.00 0.00 371,019.00
US DOLLAR Total
341,546.000 Local 0.00 5,839.46 0.00 10,803,796.04
Base 0.00 5,839.46 0.00 10,803,796.04
EQUITY Total
7,100,115.000
Base 0.00 26,697.67 23,565.90 39,139,813.11
PURCHASE Total
7,100,115.000
Base 0.00 26,697.67 23,565.90 39,139,813.11
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EQUITY
AUSTRALIAN DOLLAR
ACIO0C7S0 WESTFIELD RETAIL TRUST REIT 05 Aug 2011 10 Aug 2011 INSTINET AUSTRALIA CLEARING SRVC PT AUD/AUS8
400,000.000 0.957900 Local 2.378600 0.00 570.86 0.00 950,869.14
Base 2.483140 0.00 595.95 0.00 992,660.13
AUSTRALIAN DOLLAR Total
400,000.000 Local 0.00 570.86 0.00 950,869.14
Base 0.00 595.95 0.00 992,660.13
US DOLLAR
05564E106 BRE PROPERTIES INC REIT USD.01 12 Aug 2011 17 Aug 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 USD/DTC 0.01
28,950.000 1.000000 Local 47.558900 0.00 289.50 26.44 1,376,514.22
Base 47.558900 0.00 289.50 26.44 1,376,514.22
70159Q104 PARKWAY PROPERTIES INC REIT USD.001 10 Aug 2011 15 Aug 2011 LINCOLN EMCRAE INC USD/DTC 0.01
25,000.000 1.000000 Local 11.562300 0.00 250.00 5.55 288,801.95
Base 11.562300 0.00 250.00 5.55 288,801.95
US DOLLAR Total
53,950.000 Local 0.00 539.50 31.99 1,665,316.17
Base 0.00 539.50 31.99 1,665,316.17
EQUITY Total
453,950.000
Base 0.00 1,135.45 31.99 2,657,976.30
SALES Total
453,950.000
Base 0.00 1,135.45 31.99 2,657,976.30
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EQUITY
US DOLLAR
ACI000GS6 PERSHING SQUARE INTL LTD Limited Partnership 31 Aug 2011 31 Aug 2011 CAPITAL CALL USD/OTH
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACI00JZU9 LYNX BERMUDA LTD LIMITED PARTNERSHIP 30 Aug 2011 30 Aug 2011 CAPITAL CALL USD/OTH
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACIO0TKJ8 RCW CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
16.490 1.000000 Local 1.000000 0.00 0.00 0.00 16.49
Base 1.000000 0.00 0.00 0.00 16.49
ACIO0TKL3 PP EQUITY ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,092,743.690 1.000000 Local 1.000000 0.00 0.00 0.00 1,092,743.69
Base 1.000000 0.00 0.00 0.00 1,092,743.69
ACIO0TKM1 PP OTHER OVERLAY LIMITED PARTNERSHIP 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
24,095.310 1.000000 Local 315.552248 0.00 0.00 0.00 7,603,329.24
Base 315.552248 0.00 0.00 0.00 7,603,329.24
01 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-24,095.310 1.000000 Local 315.552248 0.00 0.00 0.00 -7,603,329.24
Base 315.552248 0.00 0.00 0.00 -7,603,329.24
31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,324.260 1.000000 Local 1.000000 0.00 0.00 0.00 1,324.26
Base 1.000000 0.00 0.00 0.00 1,324.26
31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-1,324.260 1.000000 Local 1.000000 0.00 0.00 0.00 -1,324.26
Base 1.000000 0.00 0.00 0.00 -1,324.26
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01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
24,095.310 1.000000 Local 1.000000 0.00 0.00 0.00 24,095.31
Base 1.000000 0.00 0.00 0.00 24,095.31

31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,324.260 1.000000 Local 1.000000 0.00 0.00 0.00 1,324.26
Base 1.000000 0.00 0.00 0.00 1,324.26

ACI00TKM1 Total

25,419.570 Local 0.00 0.00 0.00 25,419.57
Base 0.00 0.00 0.00 25,419.57

ACIO0TKN9 PP CASH OTHER 2 LIMITED PARTNERSHIP 01 Aug 2011 CAPITAL CALL USD/OTH
7,603,329.240 1.000000 Local 1.000000 0.00 0.00 0.00 7,603,329.24
Base 1.000000 0.00 0.00 0.00 7,603,329.24

01 Aug 2011 CANCEL CAPITAL CALL USD/OTH
-7,603,329.240 1.000000 Local 1.000000 0.00 0.00 0.00 -7,603,329.24
Base 1.000000 0.00 0.00 0.00 -7,603,329.24

31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,324.260 1.000000 Local 1.000000 0.00 0.00 0.00 1,324.26
Base 1.000000 0.00 0.00 0.00 1,324.26

31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-1,324.260 1.000000 Local 1.000000 0.00 0.00 0.00 -1,324.26
Base 1.000000 0.00 0.00 0.00 -1,324.26

31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 5,763,316.33
Base 1.000000 0.00 0.00 0.00 5,763,316.33

31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 -5,763,316.33
Base 1.000000 0.00 0.00 0.00 -5,763,316.33

01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
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7,579,233.930 1.000000 Local 1.003179 0.00 0.00 0.00 7,603,329.24
Base 1.003179 0.00 0.00 0.00 7,603,329.24
01 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-7,579,233.930 1.000000 Local 1.003179 0.00 0.00 0.00 -7,603,329.24
Base 1.003179 0.00 0.00 0.00 -7,603,329.24
31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 5,763,316.33
Base 1.000000 0.00 0.00 0.00 5,763,316.33
31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 -5,763,316.33
Base 1.000000 0.00 0.00 0.00 -5,763,316.33
01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
7,579,233.930 1.000000 Local 1.000000 0.00 0.00 0.00 7,579,233.93
Base 1.000000 0.00 0.00 0.00 7,579,233.93
31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 5,763,316.33
Base 1.000000 0.00 0.00 0.00 5,763,316.33
ACIO0TKNS9 Total
13,342,550.260 Local 0.00 0.00 0.00 13,342,550.26
Base 0.00 0.00 0.00 13,342,550.26
ACIO0TKO7 AIA ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 500,000.00
Base 1.000000 0.00 0.00 0.00 500,000.00
ACIO0TKP4 AIA CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,500,000.00
Base 1.000000 0.00 0.00 0.00 1,500,000.00
ACIO0TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP ~ 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
18,868,510.000 1.000000 Local 1.000000 0.00 0.00 0.00 18,868,510.00
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Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 1.000000 0.00 0.00 0.00 18,868,510.00
31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
30,217,635.450 1.000000 Local 1.000000 0.00 0.00 0.00 30,217,635.45
Base 1.000000 0.00 0.00 0.00 30,217,635.45
ACIO0TKT6 Total
49,086,145.450 Local 0.00 0.00 0.00 49,086,145.45
Base 0.00 0.00 0.00 49,086,145.45
ACIO0TKU3 PP ABSOLUTE RETURN HEDGE FUNDSLIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
3,594,233.920 1.000000 Local 1.000000 0.00 0.00 0.00 3,594,233.92
Base 1.000000 0.00 0.00 0.00 3,594,233.92
ACIO0TLB4 AIA CASH RECEIVABLES LIMITED PARTNERSHIP 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
2,502,871.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,502,871.00
Base 1.000000 0.00 0.00 0.00 2,502,871.00
31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,278,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,278,000.00
Base 1.000000 0.00 0.00 0.00 1,278,000.00
ACIO0TLB4 Total
3,780,871.000 Local 0.00 0.00 0.00 3,780,871.00
Base 0.00 0.00 0.00 3,780,871.00
ACIO0TMF4 PP COMM/REAL ASSETS FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
330,895.730 1.000000 Local 1.000000 0.00 0.00 0.00 330,895.73
Base 1.000000 0.00 0.00 0.00 330,895.73
US DOLLAR Total
123,252,876.110 Local 0.00 0.00 0.00 123,252,876.11
Base 0.00 0.00 0.00 123,252,876.11
EQUITY Total
123,252,876.110
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Purchase Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND: NJEF
View Date: ~ September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr

Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

Base 0.00 0.00 0.00 123,252,876.11

PURCHASE Total

123,252,876.110

Base 0.00 0.00 0.00 123,252,876.11

Books Open Prepared by State Street
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Sales Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
EQUITY
US DOLLAR
915LKW907 SATELLITE FUND Il LP 31 Aug 2011 31 Aug 2011 PARTNERSHIP CLOSEOUT USD/BOS
31,041,401.770 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ACI00TKIO RCW ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
18,868,510.000 1.000000 Local 1.000000 0.00 0.00 0.00 18,868,510.00
Base 1.000000 0.00 0.00 0.00 18,868,510.00
ACIO0TKJS8 RCW CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
10,783,238.960 1.000000 Local 1.000000 0.00 0.00 0.00 10,783,238.96
Base 1.000000 0.00 0.00 0.00 10,783,238.96
ACIO0TKN9 PP CASH OTHER 2 LIMITED PARTNERSHIP 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,019,197.590 1.000000 Local 1.000000 0.00 0.00 0.00 5,019,197.59
Base 1.000000 0.00 0.00 0.00 5,019,197.59
31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-5,019,197.590 1.000000 Local 1.000000 0.00 0.00 0.00 -5,019,197.59
Base 1.000000 0.00 0.00 0.00 -5,019,197.59
31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,019,197.590 1.000000 Local 1.000000 0.00 0.00 0.00 5,019,197.59
Base 1.000000 0.00 0.00 0.00 5,019,197.59
31 Aug 2011 CANCEL STATE STREET BANK AND TRUST USD/OTH
-5,019,197.590 1.000000 Local 1.000000 0.00 0.00 0.00 -5,019,197.59
Base 1.000000 0.00 0.00 0.00 -5,019,197.59
31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,019,197.590 1.000000 Local 1.000000 0.00 0.00 0.00 5,019,197.59
Base 1.000000 0.00 0.00 0.00 5,019,197.59
ACIO0TKNS9 Total
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COMMON E HEDGE FUNDS

Sales Report by Report Date
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.
August 1, 2011 to August 31, 2011 View Date:  September 15, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
5,019,197.590 Local 0.00 0.00 0.00 5,019,197.59
Base 0.00 0.00 0.00 5,019,197.59
ACI00TKO7 AIA ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 01 Aug 2011 01 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
2,502,871.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,502,871.00
Base 1.000000 0.00 0.00 0.00 2,502,871.00
ACI00TKP4 AIA CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
1,041,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,041,000.00
Base 1.000000 0.00 0.00 0.00 1,041,000.00
ACIO0TKS8 RCW EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
19,434,396.490 1.000000 Local 1.000000 0.00 0.00 0.00 19,434,396.49
Base 1.000000 0.00 0.00 0.00 19,434,396.49
ACIO0TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
16.490 1.000000 Local 1.000000 0.00 0.00 0.00 16.49
Base 1.000000 0.00 0.00 0.00 16.49
ACIO0TKU3 PP ABSOLUTE RETURN HEDGE FUNDSLIMITED PARTNERSHIP 01 Aug 2011 01 Aug 2011 RETURN OFCAPITAL USD/OTH
7,603,329.240 1.000000 Local 1.000000 0.00 0.00 0.00 7,603,329.24
Base 1.000000 0.00 0.00 0.00 7,603,329.24
ACIO0TKV1 PP CREDIT ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
5,763,316.330 1.000000 Local 1.000000 0.00 0.00 0.00 5,763,316.33
Base 1.000000 0.00 0.00 0.00 5,763,316.33
ACIOOTLAG AIA EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
237,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 237,000.00
Base 1.000000 0.00 0.00 0.00 237,000.00
ACI00TLB4 AIA CASH RECEIVABLES LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 STATE STREET BANK AND TRUST USD/OTH
2,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,000,000.00
Base 1.000000 0.00 0.00 0.00 2,000,000.00
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Sales Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

US DOLLAR Total

104,294,277.870 Local 0.00 0.00 0.00 73,252,876.10
Base 0.00 0.00 0.00 73,252,876.10
EQUITY Total
104,294,277.870
Base 0.00 0.00 0.00 73,252,876.10
SALES Total
104,294,277.870
Base 0.00 0.00 0.00 73,252,876.10
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND:  NJER STATE STREET.

August 1, 2011 to August 31, 2011 View Date:  September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
57060U605 MARKET VECTORS AGRIBUSINESS ET MARKET VECTORS AGRIB 04 Aug 2011 PERSHING LLC USD/DTC 0.01
400,000.000 1.000000 Local 50.015100 0.00 4,000.00 0.00 20,010,040.00
Base 50.015100 0.00 4,000.00 0.00 20,010,040.00
04 Aug 2011 CANCEL PERSHING LLC USD/DTC 0.01
-400,000.000 1.000000 Local 50.015100 0.00 -4,000.00 0.00 -20,010,040.00
Base 50.015100 0.00 -4,000.00 0.00 -20,010,040.00
57060U605 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
ACIOORMNT1 ASTENBECK COMMODITIES FD Il LP  LIMITED PARTNERSHIP 31 Aug 2011 31 Aug 2011 CAPITAL CALL USD/OTH
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACI00TVV9 BLACKSTONE RESOURCES SELECT  LIMITED PARTNERSHIP 26 Aug 2011 CAPITAL CALL USD/OTH
1.000 1.000000 Local 1.000000 0.00 0.00 0.00 1.00
Base 1.000000 0.00 0.00 0.00 1.00
26 Aug 2011 CANCEL CAPITAL CALL USD/OTH
-1.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1.00
Base 1.000000 0.00 0.00 0.00 -1.00
29 Aug 2011 29 Aug 2011 CAPITAL CALL USD/OTH
150,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 150,000,000.00
Base 1.000000 0.00 0.00 0.00 150,000,000.00
ACI00TVVI Total
150,000,000.000 Local 0.00 0.00 0.00 150,000,000.00
Base 0.00 0.00 0.00 150,000,000.00
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND:  NJER STATE STREET.

August 1, 2011 to August 31, 2011 View Date: ~ September 15, 2011

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

175,000,000.000 Local 0.00 0.00 0.00 175,000,000.00
Base 0.00 0.00 0.00 175,000,000.00
EQUITY Total
175,000,000.000
Base 0.00 0.00 0.00 175,000,000.00
PURCHASE Total
175,000,000.000
Base 0.00 0.00 0.00 175,000,000.00
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Purchase Report by Report Date SIOMIOINTISIH N AN EISOI0INRS
NJ DIVISION OF INVESTMENT

Currency Summa .
y ry FUND:  NJBE STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
111,593,315.510 Local 0.00 0.00 0.00 111,593,315.51
Base 0.00 0.00 0.00 111,593,315.51
TRADES: 55
CANCELS: 1
US DOLLAR Total
111,593,315.510 Local 0.00 0.00 0.00 111,593,315.51
Base 0.00 0.00 0.00 111,593,315.51
TRADES: 55
CANCELS: 1
PURCHASE Total
111,593,315.510 Base 0.00 0.00 0.00 111,593,315.51
TRADES: 55
CANCELS: 1
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Currency Summary

Purchase and Sales by Report Date

August 1, 2011 to August 31, 2011

COMMON E PRIVATE EQUITY

NJ DIVISION OF INVESTMENT
FUND: NJBE

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
25,057,805.540 Local 0.00 0.00 0.00 25,057,805.54
Base 0.00 0.00 0.00 25,057,805.54
TRADES: 15
CANCELS: 2
US DOLLAR Total
25,057,805.540 Local 0.00 0.00 0.00 25,057,805.54
Base 0.00 0.00 0.00 25,057,805.54
TRADES: 15
CANCELS: 2
PURCHASE Total
25,057,805.540 Base 0.00 0.00 0.00 25,057,805.54
TRADES: 15
CANCELS: 2
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Purchase and Sales by Report Date

Currency Summary

August 1, 2011 to August 31, 2011

COMMON E REAL ESTATE

NJ DIVISION OF INVESTMENT
FUND:  NJBR

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades

Interest Commissions Taxes/Fees/Other

Net Proceeds
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Purchase Report by Report Date COMMON E REAL ASSETS EQTY/HEDG
c S COMMON E REAL ASSETS EQTY/HEDG
urrenc umima
y Ty FUND:  NJDP STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
130,000.000 Local 0.00 1,300.00 0.00 6,485,970.00
Base 0.00 1,300.00 0.00 6,485,970.00
TRADES:
CANCELS:
US DOLLAR Total
130,000.000 Local 0.00 1,300.00 0.00 6,485,970.00
Base 0.00 1,300.00 0.00 6,485,970.00
TRADES: 3
CANCELS: 0
PURCHASE Total e
130,000.000 Base 0.00 1,300.00 0.00 6,485,970.00
TRADES: 3
CANCELS: 0
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Sales Report by Report Date COMMON E REAL ASSETS EQTY/HEDG
c S COMMON E REAL ASSETS EQTY/HEDG
urrenc umima
y Ty FUND:  NJDP STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
80,000.000 Local 0.00 800.00 83.75 4,360,588.25
Base 0.00 800.00 83.75 4,360,588.25
TRADES:
CANCELS: 0
US DOLLAR Total
80,000.000 Local 0.00 800.00 83.75 4,360,588.25
Base 0.00 800.00 83.75 4,360,588.25
TRADES:
CANCELS: 0
SALES Total e
80,000.000 Base 0.00 800.00 83.75 4,360,588.25
TRADES:
CANCELS: 0
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Currency Summary FUND: NJDW ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
1,386,329.000 Local 0.00 10,921.71 0.00 74,063,992.32
Base 0.00 10,921.71 0.00 74,063,992.32
TRADES: 6
CANCELS: 0
OPTIONS BOUGHT
2,000.000 Local 0.00 4,000.00 0.00 1,054,000.00
Base 0.00 4,000.00 0.00 1,054,000.00
TRADES: 1
CANCELS: 0
OPTIONS BOUGHTBACK
1,750.000 Local 0.00 3,500.00 0.00 2,299,500.00
Base 0.00 3,500.00 0.00 2,299,500.00
TRADES: 1
CANCELS: 0
US DOLLAR Total
1,390,079.000 Local 0.00 18,421.71 0.00 77,417,492.32
Base 0.00 18,421.71 0.00 77,417,492.32
TRADES: 8
CANCELS: 0
PURCHASE Total
1,390,079.000 Base 0.00 18,421.71 0.00 77,417,492.32
TRADES: 8
CANCELS: 0
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT
FUND: NJDW

View Date: September 15, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
85,000.000 Local 0.00 595.00 291.55 15,183,759.94
Base 0.00 595.00 291.55 15,183,759.94
TRADES: 1
CANCELS: 0
OPTIONS SOLD
5,250.000 Local 0.00 5,250.00 11.12 573,498.88
Base 0.00 5,250.00 11.12 573,498.88
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
6,250.000 Local 0.00 10,000.00 18.23 937,456.77
Base 0.00 10,000.00 18.23 937,456.77
TRADES: 5
CANCELS: 0
US DOLLAR Total
96,500.000 Local 0.00 15,845.00 320.90 16,694,715.59
Base 0.00 15,845.00 320.90 16,694,715.59
TRADES: 7
CANCELS: 0
SALES Total
96,500.000 Base 0.00 15,845.00 320.90 16,694,715.59
TRADES: 7
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
AUSTRALIAN DOLLAR
EQUITY
3,425,000.000 Local 0.00 3,140.26 0.00 5,236,882.76
Base 0.00 3,299.03 0.00 5,501,651.26
TRADES:
CANCELS:
AUSTRALIAN DOLLAR Total
3,425,000.000 Local 0.00 3,140.26 0.00 5,236,882.76
Base 0.00 3,299.03 0.00 5,501,651.26
TRADES: 8
CANCELS: 0
CANADIAN DOLLAR
EQUITY
95,569.000 Local 0.00 477.85 0.00 2,628,554.11
Base 0.00 482.81 0.00 2,656,349.41
TRADES: 4
CANCELS: 0
CANADIAN DOLLAR Total
95,569.000 Local 0.00 477.85 0.00 2,628,554.11
Base 0.00 482.81 0.00 2,656,349.41
TRADES: 4
CANCELS: 0
EURO CURRENCY
FRANCE
EQUITY
15,000.000 Local 0.00 3,136.45 0.00 2,094,100.45
Base 0.00 4,448.27 0.00 2,969,959.25
TRADES: 1
CANCELS: 0
FRANCE Total
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
15,000.000 Local 0.00 3,136.45 0.00 2,094,100.45
Base 0.00 4,448.27 0.00 2,969,959.25
TRADES: 1
CANCELS: 0
EURO CURRENCY Total
15,000.000 Local 0.00 3,136.45 0.00 2,094,100.45
Base 0.00 4,448.27 0.00 2,969,959.25
TRADES: 1
CANCELS: 0
HONG KONG DOLLAR
EQUITY
665,000.000 Local 0.00 17,766.00 31,981.81 29,659,749.28
Base 0.00 2,278.82 4,102.26 3,804,403.28
TRADES:
CANCELS:
HONG KONG DOLLAR Total
665,000.000 Local 0.00 17,766.00 31,981.81 29,659,749.28
Base 0.00 2,278.82 4,102.26 3,804,403.28
TRADES: 7
CANCELS: 0
JAPANESE YEN
EQUITY
258,000.000 Local 0.00 279,467.00 0.00 466,060,605.00
Base 0.00 3,642.32 0.00 6,074,198.72
TRADES: 5
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJDX ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
JAPANESE YEN Total
258,000.000 Local 0.00 279,467.00 0.00 466,060,605.00
Base 0.00 3,642.32 0.00 6,074,198.72
TRADES: 5
CANCELS: 0
POUND STERLING
EQUITY
600,000.000 Local 0.00 2,104.01 11,360.64 2,284,999.65
Base 0.00 3,431.35 18,519.18 3,724,815.12
TRADES:
CANCELS:
POUND STERLING Total
600,000.000 Local 0.00 2,104.01 11,360.64 2,284,999.65
Base 0.00 3,431.35 18,519.18 3,724,815.12
TRADES: 3
CANCELS: 0
SINGAPORE DOLLAR
EQUITY
1,600,000.000 Local 0.00 1,709.92 1,139.96 2,852,729.87
Base 0.00 1,416.67 944 .46 2,363,487.36
TRADES:
CANCELS:
SINGAPORE DOLLAR Total
1,600,000.000 Local 0.00 1,709.92 1,139.96 2,852,729.87
Base 0.00 1,416.67 944.46 2,363,487.36
TRADES: 5
CANCELS: 0

SWEDISH KRONA
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Purchase Report by Report Date COMIONIBEIEAIS-1E 138k
NJ DIVISION OF INVESTMENT
Currency Summary FUND:  NJDX ST ATE STREET
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
100,000.000 Local 0.00 12,091.67 0.00 8,073,201.66
Base 0.00 1,858.94 0.00 1,241,152.67
TRADES:
CANCELS: 0
SWEDISH KRONA Total
100,000.000 Local 0.00 12,091.67 0.00 8,073,201.66
Base 0.00 1,858.94 0.00 1,241,152.67
TRADES: 1
CANCELS: 0
US DOLLAR
EQUITY
341,546.000 Local 0.00 5,839.46 0.00 10,803,796.04
Base 0.00 5,839.46 0.00 10,803,796.04
TRADES: 30
CANCELS: 0
US DOLLAR Total
341,546.000 Local 0.00 5,839.46 0.00 10,803,796.04
Base 0.00 5,839.46 0.00 10,803,796.04
TRADES: 30
CANCELS: 0
PURCHASE Total
7,100,115.000 Base 0.00 26,697.67 23,565.90 39,139,813.11
TRADES: 64
CANCELS: 0
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:

View Date: September 15, 2011

NJDX

STATE STREET.

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
AUSTRALIAN DOLLAR
EQUITY
400,000.000 Local 0.00 570.86 0.00 950,869.14
Base 0.00 595.95 0.00 992,660.13
TRADES: 1
CANCELS: 0
AUSTRALIAN DOLLAR Total
400,000.000 Local 0.00 570.86 0.00 950,869.14
Base 0.00 595.95 0.00 992,660.13
TRADES: 1
CANCELS: 0
US DOLLAR
EQUITY
53,950.000 Local 0.00 539.50 31.99 1,665,316.17
Base 0.00 539.50 31.99 1,665,316.17
TRADES: 2
CANCELS: 0
US DOLLAR Total
53,950.000 Local 0.00 539.50 31.99 1,665,316.17
Base 0.00 539.50 31.99 1,665,316.17
TRADES: 2
CANCELS: 0
SALES Total
453,950.000 Base 0.00 1,135.45 31.99 2,657,976.30
TRADES: 3
CANCELS: 0
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Purchase Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

Currency Summa .
y ry FUND:  NJEF STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
123,252,876.110 Local 0.00 0.00 0.00 123,252,876.11
Base 0.00 0.00 0.00 123,252,876.11
TRADES: 23
CANCELS: 7
US DOLLAR Total
123,252,876.110 Local 0.00 0.00 0.00 123,252,876.11
Base 0.00 0.00 0.00 123,252,876.11
TRADES: 23
CANCELS: 7
PURCHASE Total
123,252,876.110 Base 0.00 0.00 0.00 123,252,876.11
TRADES: 23
CANCELS: 7
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Currency Summary

Sales Report by Report Date

August 1, 2011 to August 31, 2011

COMMON E HEDGE FUNDS

NJ DIVISION OF INVESTMENT
FUND:

View Date: September 15, 2011

NJEF

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
104,294,277.870 Local 0.00 0.00 0.00 73,252,876.10
Base 0.00 0.00 0.00 73,252,876.10
TRADES: 14
CANCELS: 2
US DOLLAR Total
104,294,277.870 Local 0.00 0.00 0.00 73,252,876.10
Base 0.00 0.00 0.00 73,252,876.10
TRADES: 14
CANCELS: 2
SALES Total
104,294,277.870 Base 0.00 0.00 0.00 73,252,876.10
TRADES: 14
CANCELS: 2
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Purchase Report by Report Date SRMIMOINISCOMIIGIDINZS
c S NJ DIVISION OF INVESTMENT
urrenc umima
y Ty FUND:  NJER STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
175,000,000.000 Local 0.00 0.00 0.00 175,000,000.00
Base 0.00 0.00 0.00 175,000,000.00
TRADES: 4
CANCELS:
US DOLLAR Total
175,000,000.000 Local 0.00 0.00 0.00 175,000,000.00
Base 0.00 0.00 0.00 175,000,000.00
TRADES: 4
CANCELS: 2
PURCHASE Total e
175,000,000.000 Base 0.00 0.00 0.00 175,000,000.00
TRADES: 4
CANCELS: 2
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Purchase Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
111,593,315.510 Base 0.00 0.00 0.00 111,593,315.51
TRADES: 55
CANCELS: 1
CPURCHASE Total
111,593,315.510 Base 0.00 0.00 0.00 111,593,315.51
TRADES: 55
CANCELS: 1
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Purchase Report by Report Date CSOMIOINEIN SN SIS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBR STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
25,057,805.540 Base 0.00 0.00 0.00 25,057,805.54
TRADES: 15
CANCELS: 2
CPURCHASE Total
25,057,805.540 Base 0.00 0.00 0.00 25,057,805.54
TRADES: 15
CANCELS: 2
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Purchase and Sales by Report Date COMBIOINIBIN SR SIS BIHADEI S
CLIENT MANAGED
e L FUND:  NJDL STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG
e L FUND:  NJDP STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
130,000.000 Base 0.00 1,300.00 0.00 6,485,970.00
TRADES:
CANCELS:
CPURCHASE Total
130,000.000 Base 0.00 1,300.00 0.00 6,485,970.00
TRADES:
CANCELS:
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COMMON E REAL ASSETS EQTY/HEDG

Sales Report by Report Date
COMMON E REAL ASSETS EQTY/HEDG

Fund Summary FUND:  NJDP STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
80,000.000 Base 0.00 800.00 83.75 4,360,588.25
TRADES: 1
CANCELS: 0
SALES Total
80,000.000 Base 0.00 800.00 83.75 4,360,588.25
TRADES: 1
CANCELS: 0
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
1,386,329.000 Base 0.00 10,921.71 0.00 74,063,992.32
TRADES:
CANCELS:
OPTIONS BOUGHT
2,000.000 Base 0.00 4,000.00 0.00 1,054,000.00
TRADES: 1
CANCELS: 0
OPTIONS BOUGHTBACK
1,750.000 Base 0.00 3,500.00 0.00 2,299,500.00
TRADES: 1
CANCELS: 0
PURCHASE Total
1,390,079.000 Base 0.00 18,421.71 0.00 77,417,492.32
TRADES: 8
CANCELS: 0
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Sales Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
85,000.000 Base 0.00 595.00 291.55 15,183,759.94
TRADES: 1
CANCELS: 0
OPTIONS SOLD
5,250.000 Base 0.00 5,250.00 11.12 573,498.88
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
6,250.000 Base 0.00 10,000.00 18.23 937,456.77
TRADES: 5
CANCELS: 0
SALES Total
96,500.000 Base 0.00 15,845.00 320.90 16,694,715.59
TRADES:
CANCELS:
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJDX STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
7,100,115.000 Base 0.00 26,697.67 23,565.90 39,139,813.11
TRADES: 64
CANCELS: 0
PURCHASE Total
7,100,115.000 Base 0.00 26,697.67 23,565.90 39,139,813.11
TRADES: 64
CANCELS: 0

Page 65 Books Closed Prepared by State Street



Sales Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJDX STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
453,950.000 Base 0.00 1,135.45 31.99 2,657,976.30
TRADES:
CANCELS:
SALES Total
453,950.000 Base 0.00 1,135.45 31.99 2,657,976.30
TRADES: 3
CANCELS: 0
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Purchase Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
123,252,876.110 Base 0.00 0.00 0.00 123,252,876.11
TRADES: 23
CANCELS: 7
CPURCHASE Total
123,252,876.110 Base 0.00 0.00 0.00 123,252,876.11
TRADES: 23
CANCELS: 7
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Sales Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
e L FUND:  NJEF STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
104,294,277.870 Base 0.00 0.00 0.00 73,252,876.10
TRADES: 14
CANCELS: 2
CSALES Total
104,294,277.870 Base 0.00 0.00 0.00 73,252,876.10
TRADES: 14
CANCELS: 2
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJER STATE STREET.
August 1, 2011 to August 31, 2011 View Date: September 15, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
175,000,000.000 Base 0.00 0.00 0.00 175,000,000.00
TRADES:
CANCELS:
PURCHASE Total
175,000,000.000 Base 0.00 0.00 0.00 175,000,000.00
TRADES:
CANCELS:

Page 69 Books Closed Prepared by State Street



	Purchase & Sales Detail
	NJBE COMMON E PRIVATE EQUITY
	Purchases
	EQUITY


	NJBR COMMON E REAL ESTATE
	Purchases
	EQUITY


	NJDL COMMON E REAL ASSET HEDGES
	NJDP COMMON E REAL ASSETS EQTY/HEDG
	Purchases
	EQUITY

	Sales
	EQUITY


	NJDW COMMON E REAL ASSETS ETF/HEDGE
	Purchases
	EQUITY
	OPTIONS BOUGHT
	OPTIONS BOUGHTBACK

	Sales
	EQUITY
	OPTIONS SOLD
	OPTIONS WRITTEN


	NJDX COMMON E GLOBAL REITS
	Purchases
	EQUITY

	Sales
	EQUITY


	NJEF COMMON E HEDGE FUNDS
	Purchases
	EQUITY

	Sales
	EQUITY


	NJER COMMON E COMMODITIES
	Purchases
	EQUITY



	Currency Summary
	NJBE COMMON E PRIVATE EQUITY
	Purchases
	US DOLLAR
	EQUITY

	US DOLLAR
	EQUITY



	NJBR COMMON E REAL ESTATE
	Purchases
	US DOLLAR
	EQUITY

	US DOLLAR
	EQUITY



	NJDL COMMON E REAL ASSET HEDGES
	NJDP COMMON E REAL ASSETS EQTY/HEDG
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NJDW COMMON E REAL ASSETS ETF/HEDGE
	Purchases
	US DOLLAR
	EQUITY
	OPTIONS BOUGHT
	OPTIONS BOUGHTBACK


	Sales
	US DOLLAR
	EQUITY
	OPTIONS SOLD
	OPTIONS WRITTEN



	NJDX COMMON E GLOBAL REITS
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SWEDISH KRONA
	EQUITY

	US DOLLAR
	EQUITY


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	US DOLLAR
	EQUITY



	NJEF COMMON E HEDGE FUNDS
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NJER COMMON E COMMODITIES
	Purchases
	US DOLLAR
	EQUITY




	Fund Summary
	NJBE COMMON E PRIVATE EQUITY
	Purchases
	EQUITY


	NJBR COMMON E REAL ESTATE
	Purchases
	EQUITY


	NJDL COMMON E REAL ASSET HEDGES
	NJDP COMMON E REAL ASSETS EQTY/HEDG
	Purchases
	EQUITY

	Sales
	EQUITY


	NJDW COMMON E REAL ASSETS ETF/HEDGE
	Purchases
	EQUITY
	OPTIONS BOUGHT
	OPTIONS BOUGHTBACK

	Sales
	EQUITY
	OPTIONS SOLD
	OPTIONS WRITTEN


	NJDX COMMON E GLOBAL REITS
	Purchases
	EQUITY

	Sales
	EQUITY


	NJEF COMMON E HEDGE FUNDS
	Purchases
	EQUITY

	Sales
	EQUITY


	NJER COMMON E COMMODITIES
	Purchases
	EQUITY




